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FULLY DIAGONALIZED CHEBYSHEV SPECTRAL METHODS
FOR SECOND AND FOURTH ORDER ELLIPTIC
BOUNDARY VALUE PROBLEMS

JING-MIN LI, ZHONG-QING WANG*, AND HUI-YUAN LI

Abstract. Fully diagonalized Chebyshev spectral methods for solving second and fourth order
elliptic boundary value problems are proposed. They are based on appropriate base functions for
the Galerkin formulations which are complete and biorthogonal with respect to certain Sobolev
inner product. The suggested base functions lead to diagonalization of discrete systems. Ac-
cordingly, both the exact solutions and the approximate solutions can be represented as infinite
and truncated Fourier series. Numerical results demonstrate the effectiveness and the spectral
accuracy.
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1. Introduction

Chebyshev spectral methods for solving ordinary/partial differential equations
on bounded domains have gained a rapid development during the last few decades,
due to the Fast Fourier Transforms (FFT) for Chebyshev polynomials, see [1, 2, 3,
5,7,8,9,10, 11, 14, 17, 18]. The approximations for the general second and fourth
order equations with constant coefficients (see for instance (19) and (31) below)
also achieve the optimal convergence rates. However, as pointed out in [16], it is
very important to choose an appropriate basis such that the resulting linear system
is as simple as possible.

For the second order equation (19), one usually chose the basis in the early years
as (cf. [6])

Vn = span{¢2(z), ¢3(2), -, dn(2)},
where
| Ti(z) — To(z), k even,
or(z) = { T (z) — T1(x), k odd,

with Ty (z) being the kth degree Chebyshev polynomial. Unfortunately this basis
leads to a linear system with full matrix and hence its usage is virtually prohibited
in practice (see [16]). To this end, Shen [16] presented a new basis by choosing
or(x) = Ti(x) — Ti42(x). Note that

27T(k+1)(k+2)a ]:k7
7((725‘,7/7(725]6)0.): 47T(k+1)a ]:k+27k+4ak+657
0, j>korj+kodd,

where w(x) is the Chebyshev weight function. Hence the matrices of the result-
ing linear systems are sparse and possess special structures. For the fourth order
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equation (31), Shen [16] also proposed a new basis

vala) = Tula) - A2y 4 K2
The matrix with the term (7, (xw)”) in the resulting linear system is not sparse,
but still possesses special structures. Benefiting from these special matrix struc-
tures, Shen [16] further derive some efficient algorithms. However, in many cases,
people still want to obtain a set of Fourier-like basis functions (see [4, 15]), which
are orthogonal to each other with respect to certain Sobolev inner product involving
derivatives, and thus the corresponding algebraic system is diagonal (see [19]).

Recently, Liu, Li and Wang [12, 13] constructed the Fourier-like Sobolev orthog-
onal basis functions based on generalized Laguerre functions, and applied them to
the Dirichlet and Robin boundary value problems of second and fourth order ellip-
tic equations on the half line. The numerical experiments indicate the suggested
algorithms in [12, 13] are simple, fast and stable, and possess high accuracy.

Motivated by [12, 13, 19], the main purpose of this paper is to construct the
Fourier-like basis functions for Chebyshev-Galerkin spectral methods of elliptic
boundary value problems on bounded domain. Since the Chebyshev weight function
will destroy the symmetry in the weak form of differential equations, we cannot de-
sign the basis functions which are mutually orthogonal with respect to the Sobolev
inner product. Alternatively, we shall construct two kinds of basis functions which
are biorthogonal with respect to the Sobolev inner product originated from the
coercive bilinear form of the elliptic equation. For this purpose, we first design
four kinds of special polynomials composed of Chebyshev polynomials, from which
we further derive the basis functions for fully diagonalized Chebyshev-Galerkin
spectral methods, which are biorthogonal with respect to the Sobolev inner prod-
uct. Then stable and efficient algorithms are proposed for second and fourth order
Dirichlet boundary value problems. Particularly, both the exact solutions and the
approximate solutions can be represented as infinite and truncated Fourier series,
respectively.

The remainder of the paper is organized as follows. In Section 2, we first make
conventions on the frequently used notations, and then design four kinds of spe-
cial polynomials and introduce their basic properties. In Section 3, we construct
the biorthogonal basis functions with respect to the Sobolev inner product associ-
ated with the second order Dirichlet boundary value problems, and present some
numerical results. Section 4 is then devoted to the implementation of the fully
diagonalized Chebyshev-Galerkin spectral methods for the fourth order Dirichlet
boundary value problems. The final section is for some concluding remarks.

Tk+4(£L'), 0§k§N74

2. Chebyshev polynomials

2.1. Notations and preliminaries. Let [ = (—1,1) and x(z) be a weight func-
tion. Define

Li([) = {v | v is measurable on I and |jv||, < oo},

with the following inner product and norm,

1
(u,v)y = /u(z)v(z)x(x)daz, lvlly = (v,v)3, Yu,ve Li([).
I
For simplicity, we denote % =), % =" and % = /. For any integer m > 0,

we define

m k 2
H™MI) = {v | v® e L2(I), 0 < k < m},
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with the following semi-norm and norm,

m 1

2

Wl =10 s lollma = (3 Iol2 )
k=0

In cases where no confusion arises, Y may be dropped from the notations whenever
— . . . _ 1 .

x(x) = 1. Specifically, we shall use the Chebyshev weight function w(z) = Az In

the subsequent sections. We also denote by Py, the space of polynomials of degree

<k.

2.2. Some basic properties. Let T,,(z), € (—1,1) be the standard Chebyshev
polynomial of degree n. We recall that T),(z) is the eigenfunction of the singular
Sturm-Liouville problem:

(1) (1 — 2T/ (z) — 2T/ (z) + n*T,(z) =0, n>0.
The Chebyshev polynomials satisfy the following recurrence relations (cf. [20]),
(2) Typii1(x) = 22T, (x) — Thoa(z), n>1,
]' / ]' /
(3) 2Tn(l‘) = H——HTTH_I(Z) - n— 1Tn—1(x)7 n > 27
n n
(4) (1 —2*)T,(2) = 5 In-1(2) = 5Tt (@),

with To(z) =1 and T (z) = =.

The Chebyshev polynomials are orthogonal with respect to the weight function
w(z), namely,
(5) (T Ton)o = O
where 6y, ,, is the Kronecker symbol, ¢y =2 and ¢, =1 for n > 1.

Next, let Tj(z) = 0 for any 7 < 0. We consider the following four kinds of
polynomials which will be used for constructing new biorthogonal basis functions
in the fully diagonalized Chebyshev spectral methods.

Tn(I) — Tn_g(x)

(6) (bn(x) = 2(n— 1) ) n 22,
(7) ”L/)n(l') _ (1 —+ 5n,2)Tn(l‘) — (2 —22173)Tn,2(x) + Tn,4(l‘)’ n> 2’
- (n=3)Th(x) —2(n — 2)T, o(x) + (n — 1)T;_4(x)
§0@) = 5 [Tal@) = (4= b5~ Gng — G0V T (a)
(9) +(6 — 36n,4 — 46n,5 — 3571,6 — 35n,7)Tn—4(x)

—(4 — 36n,6 — 36n,7)Tn—6(x) + Tn_g(x)i|, n > 4.

Lemma 2.1. For any n > 2, we have

(10) (0n(@)@) = Ta-s(@)(a)
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Proof. Clearly,

%) -

J. LI, Z. WANG, AND H. LI

VI —22¢,(x) = (V1= 22) ¢ (2)

1— 22

Ty (x) = T) ()

2(Tn(x) — Tn—2(x))

2(n —1)V/1 — a2

Ty (x) = T _o(x)

2(n—1)(1 —22)3
2Ty, 4 (x)

2n—1)V1—22 (n—1)2/1—22
(n = 1)(Th(x) — Ty, _5(2)) — 22T, _4(2)
2(n —1)2/1 — 22
(n — (T (x) — Ty, _5(2)) — (T7(x) + T),_5(x) — 2T0-1(2))
2(n—1)2v/1 — a2
(n —2)T () — nT,_y(x) + 2T0-1(2)
2(n — 1)2/1 — 22

®

This ends the proof.

Lemma 2.2. For any n > 2, we have

(11) Un () = (14 0n.2)Tn1(x) -

Moreover, for m,n > 2, the following results hold:

1+ 0p,2, n=nm,
T 4 —
(12) (Wom)'s ¥y,) = 5% n7 n=m+2,
n
0, otherwise;
4 —
n, n=m+ 3,
n
n
_ Ll 1+ (1+d,3) n=m-+1
13)  (m¥)o = T—— n3), ’
—1—0p.2, n=m—1,
0, otherwise;
1, n=m-+4,
—3 — 04, n=m-++2,
T
(14)  (Dm,¥n)w = m X (146,2)(3 = 0n3), n=m,
—1 —0p,2, n=m-—2,
0, otherwise.
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Proof. We first verify the result (11). Clearly, by (3) we know that

T/ (z) = 20Ty (2) + —— STha(@), n>2,
—
—2
T, o) =2(n —2)T,—3(z) + n—4T,’L,4(:E), n > 4.
—

(15)

Hence, a direct computation gives that for n > 4,

n—4

Y (@) = Tnoi(2) — Ty-3().

Moreover, it is obvious that the results (11) hold for n = 2,3,4. This ends the
proof of (11). Further, by using (10), (11) and (5), we can derive readily the results
(12)-(14). O

Lemma 2.3. For any n > 4, we have

(Rn(z)w(2)) = (Tn-1(2) = Tns(x))w(z),

(16)
(R (@)(@))” = 2(n — 2)T, s (@) (x).

Proof. By (10), we deduce that for any n > 4,

(Ru(@)())’ ((n —3)Tn(x) — 2(n — 2)Ty—2(x) + (n — 1)Tn_4(ag)w(x)>/

2(n—1)(n — 3)
- Tn(I) — Tn_g(x) Tn_g(x) — Tn_4($) /
- (( on—1) 2(n — 3) )w(x))

= (Tn-1(x) = Tps(x))w(2).

This, along with (10), gives that

(Ry(z)w(x))” = ((Tn_l(ac) — Tn_3(ac))w(x)>/ =2(n—2)Tp—2(z)w(z).

Thus, we obtain the desired results. ]

Lemma 2.4. For any n > 4, we have
(17)

—8—30,5— 40,6 — 50
Sila) = Tooa(e) — 20 A0n0 = S0n

n Tn,3(x)
(3n—16)(1_6n6) (n—8)(1—5n6)(1—5n7)
> Tn— _ > 2
n(1+ 40,,7) () n
4(n—2—8,6)(n—6—28,6)(1 + 0ns)
n(l + 57174)(1 — 257177)
+2(n — T+ 36n6+ 35,172(71 — 8+ 56,6+ 55"’7)Tn76(x).

Tn_7(I),

Sl(x)= 2(n—1)Th_o(x) — Thn—a(x)
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Proof. By (15) and (3), we get that for any n > 8,

18)
| S (x) = % (Tn(:c) — AT, o(x) + 6T, _a(x) — 4T, _6(x) + Tn,g(x))'
= % (2”Tn—1($) + %Tr’l,z(x) AT (z) + 6T _ () — AT"_4(z)
—2(n — 8)Ty_7(x) + Z—:iTé—G(I))
= % <2nTn71(x) - 3::28T,’L_2(x) + 6T, ()
00 (@) — 20— 8)T o ()
= % (Q”Tn—l(x) - 3: :48Té_4(x) —2(3n — 8)T,_s(x) + 6T/, ()
- 3Z — iGTé_4(fﬂ) +2(3n — 16)T;,5(x) — 2(n — 8)Tn,7(x))
R Lk FoRRNNE. ek L7 Pk RS

This leads to the first result of (17) for n > 8. It remains to verify the second result
of (17). In fact, by (18) we deduce that for n > 8,

3n—8 3n — 16 n—3_8

Si@) = Th () - 2T (@) + T, (@) = T, _;(x)
15 n—1 3n —8 3n — 16
2~ VTs(a) + 5 Th (@) - (@) + T ()

(n=T)(n-8),, . 2(n—"T)(n —8) .
n(n — 5) Tn75( ) + n T’ﬂ*G( )
= 2(n — 1)T_o(z) + WTH,G(I)

_2(n—2)(n—06) (T/H(x) B T/H,(x))
n n—3 n—>=5
4n—-2)(n—6 2(n—=T)(n—8
= 2(n— 1)Tp_s(z) — %TH(@) + %Tn_ﬁ@).
This yields the second result of (17) for n > 8. Moreover, it is easy to verify the
results of (17) for any 4 <n < 7. This ends the proof. O

3. A fully diagonalized Chebyshev spectral method for second-order
problem

In this section, we propose a fully diagonalized Chebyshev spectral method for
solving second-order elliptic boundary value problem. The main idea is to find
biorthogonal polynomials with respect to the coercive bilinear form arising from
differential equations, such that both the exact solution and the approximate solu-
tion can be explicitly expressed as a Fourier series.

3.1. Second-order elliptic boundary value problem. Consider the second-
order homogeneous elliptic boundary value problem:

—eu (x) + Au(z) = f(x), xel,
u(£1) =0,

where € > 0 and A > 0 are given constants.

(19)
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Let Hj ,(I) = {u e HL(I) : u(£1) = 0}. Then, a weak formulation of (19) is to
find u € Hy,(I) such that

(20) (u,v)1,1 := e(u, (vw)") + AMu, v)w = (f,0)w, Yov € HOIM(I).

Clearly, we have (cf. [7])

(wouyrr > ellull? . [, v)l < cllulliwlv]e.

!

Hence, by Lax-Milgram lemma, (20) admits a unique solution if f € (Hg ,(I))".
Next, denote

P% = {u € Py : u(£1) = 0}.

The Chebyshev spectral scheme for (19) is to find uy € P}, such that for any
UN € ]PS)V,

(21) (un,on)1,1 = (f, UN)w-

For an efficient approximation scheme, one usually chooses the linear combina-
tion of Chebyshev polynomials {T},(x) — T,—2(z)}n>2 as the basis functions for
problem (21) (cf. [16]). However, this formulation will only lead to a sparse lin-
ear system. Here, we are eager for an ideal approximation scheme whose total
stiff matrix, in analogue to the Fourier spectral method for periodic problem, is
diagonal.

3.2. The diagonalized Chebyshev spectral method. The diagonalized Cheby-
shev spectral method is to construct new basis functions {r,, (z) },>2 and {s, (x) } n>2,
which are biorthogonal with respect to the Sobolev inner product (u,v)q s.
Lemma 3.1. Assume that for any n < 1, r,(z) = s,(x) =0, and

ra(a) i= t(z) = LU e B g5(2) 1= gy (a) = LTRE €

ra(x) = Pa(z) = BEEDE e po - gy (z) 1= gg(a) = BETE ¢ py.

Let rp(z) € PO and s, (x) € PY, whose leading coefficients are respectively the same

as the polynomials ¥y, (x) and ¢n(x), satisfying the biorthogonality with respect to
the Sobolev inner product (-,-); ;,

(22) <rna 3m>17[ = nmém,n; m,n > 2.
Then the following recurrence relations hold:

(23) l/fn(ﬂ?) = Tn(l') + an727’n72(x) + bn747"n74(1'); vn 2 27

(24) On () = sp(x) + cp_2sn—2(x), Vn > 2,
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where ¢ (x) and Py (x) are defined in (6) and (7), and

(14 dp2)me (14 0p,2)(3 — 0p,3)TA
M = +
2 8n(n —1)
(4T ((n — 4)me (34 0pa)TA )
8(n—1)(n—2)\ 2nn,_2 8n(n — 3)Nn—2

242
(1 + 57%4)71')\ ( (1 + 571,6)77 A ) n> 6,
8(n—1)(n —2)\64n(n —3)(n —4)(n — 5)Np—aMn—2
A
bpy=——— >6
T 8n(n = B4’ =0
144,
Cp—2 = — ( 0 74)/”)\ ) n > 4;
8(n —1)(n —2)nn—2
o (n—4)me (34 0p,a)TA
n2 2n1, o 8n(n — 3;)775_2
n (1 + 571,6)77 A 7 n>6.
64n(n —3)(n —4)(n — 5)Nn—oMn—4a
Particularly,
B A _ 24€ + 9\ et 37 e TA
2T T%er3 BT T 120eron PTTTTRT BTG T o
7E+7T_>\7 A2 7E+@78’N6>\+3T(>\2
M=y T3 T 192er 2 P T 2 T U60  3840e + 3200

Proof. Let

(25) p(x) = rn(ac)—i—z an kR (), On(x) = sn(x)—i—z Cn kSk(T), n > 4.
k=2 k=2

We first use mathematical induction to verify (23) and (24). According to the
definitions,

g = T4(x)_2T§(x)+T°(x) = r4(v) + as3r3(v) + as2r2(),

P4 = w = s4(x) + ca353(x) + ca252(x).
Then, by (11), (10), (6), (7) and (5) we know that
(Y4, 93)1.1 = €(l, (P3w)") + A(Wa, P3)

= €Ty, Tp)oy + A(B=EEEL, D), = 0.

On the other hand, by (22) we get

(4, P3)1,1 = (Ta + aa37r3 + aa,272, S3)1,1 = G4,373.
Hence, we have ay 3 = 0, which means 14(x) = r4(x) 4+ a4 272(z). Similarly, we have
(Y3, 0a)1,1 = €(¥3, (aw)’) + A3, 4)w
=e(To+ L2, Ty), + AN(Lgh, ey =0,
and
(26) (3, da)1,1 = (r3, 54 + €4,353 + c4,252)1,1 = Ca,313.

Thereby, we have ¢4 3 = 0, which means ¢4(z) = s4(x) + c4,252(x), In the same
manner, we can verify the results of (23) and (24) for n = 5, 6.
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Next, assume that forany 2 < k<n—1land n>7,
Yr(x) = rp(x) + ag p—2rk—2(x) + ap p—ark—a(x), Or(x) = sk(z) + ckr—28k—2(z).
We shall prove that for n > 7,
Un () = 10 () + @nn—2rn—2(x) + @ n-aTn—a(2), On(x) = $,(x) + Cnn—28n—2(x).

Clearly, by (7) and (25) we have for n > 7,

n—1
T, —2Ty o+ T, 4
(Cny @)1 = (rn + Y angth, &3)1.1 = < = "2 . 7¢j> :
= n 1,1
Taking 7 = 2,3,---,n — 5, successively and using the induction assumption, we

derive readily that a, ; = 0 for any 2 < j < n — 5. Hence, we have
Yn(x) = 10(2) + nn—1Tn—1(2) + ann—2rn—2(T) + ann—3rn—3(x) + ann—arpn—a(z).

Moreover, by (11), (10), (7), (6), (5), (22) and the induction assumption, we know
that for n > 7,

<wn7 ¢n—3>1,1 = 6(1%, (¢n—3w)l) + )\(w'm ¢n—3)w

n—4 Tn—2Tn o+Tn_a Tp_3—Th_5 _
€(Tn—1 - TTn—Ba Tn—4)w + )\( on » T 2(n—4) )w =0,

and

(s Pn—s)1.1 = (rn 4+ Gnp—1Tn—1 + Ann—2Tn—2 + An.n—3"n—3
Fan p—aTn—a, Sn—3 + Cn—3.n—55n—5)1.1
= Gp.n—3"n—-3-
Hence, we get ay, n,—3 = 0. Similarly, we have a,, ,—1 = 0. This means
Un(2) =10 (2) + ann—2rn—2(x) + ann-arn_a(z).

In the same manner, we derive

¢n(ﬂ?) - Sn(x) + Cn,n725n72(x)-

For simplicity of notations, we take a,—2 := ann—2, by—a = apn—a and c,_o :=
Cn,n—2, then we obtain the results (23) and (24).

It remains to confirm the coefficients a,,—2, bn—4, ¢n—2 and n,. By using (12),
(14) and (22), we know that for n > 4,

(1 + (5n,4)7T)\

(27) <wn—27 ¢n>1,1 = 6(%72, (¢nw)l) + )‘(wn—% ¢n)w = _ma

and

(28) <wn72a¢n>1,l - <7’n72+an74rn74+bn767’n767Sn+cn725n72>1,1 = Cn—2Nn—2-
Hence

(]. —+ 5n,4)7r)\

CCESCER N

(29) Cpn—2Mn—2 = —
Similarly, by using

(Vj, )11 = €(¢;7 (0nw) ) ANV, On)w = (rj+aj_orj_otbj_arj_a,sn+Cn_2Sn—2)1.1
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and taking j = n,n + 2,n + 4, respectively, we get that for n > 2,

(1 + (5n,2)ﬂ'6 " (1 + 6n,2)(3 — (5n,3)7T)\
2 8n(n —1) ’
(n —2)me (34 0p2)TA

30 n'ln bnf n—2Tn—-2 = — - )
(30) anMn + Op—2Cn—27Mn—2 2n+2)  R’n—1)n+2)
A

8(n—1)(n+4)

MNn + Ap—2Cn—2MNp—2 =

bntn =

A combination of (29) and (30) gives that

(1 + 57L72)F€ (1 + (Smg)(g — 57L73)7T)\

= 2 8n(n—1)
(I +6ng)mA ((n —4)me (B34 Opa)mA )
8n—1)(n—=2)\ 2nmp,2  8n(n—3)n,_2
(14 0p4)7A (14 0p.6)72 N2
: ’ >
Jr8(n —1)(n-2) (64n(n —3)(n—4)(n— 5)77n_477n_2) n 286
TA
bn = ) > 2;
Sn—Dm+4m. "
1
Cp—2 = — ( * 57L74)7T>\ ) n > 4;
8(n —1)(n —2)nn—2
.- (n—2)me (34 dn2)7A
" 2n+2)m,  8(n-— 1)(n & 2)mn
(1 + 5n 4)’/T >\2
+ . , n > 4.
64(n — 1)(n —2)(n — 3)(n + 2)Np—2nn
Moreover, by (11), (10), (7), (6), (5) and (22), we derive
3T A
ne = (re,s2)1,1 = (Y2, P2)1,1 = 7T€+%7 n3 = (r3,s3)1,1 = (¥3,P3)1,1 = %Jr;r—él

Similarly

agne = (14 + asra, s2)1,1 = (Ya, p2)1,1 = €(}, (P2w)’) + AM(Wa, P2)w

A
= Ty, Ty),, + MD=2t e, Tl T2,

8
asznz = (s 4+ asrs, s3)1,1 = (Vs, P3)1,1 = €(V5, (P3w)") + A5, #3)w

— 1 Ty—oTy4r, Th—1yy _ € 3TA
= e(Th = 512, To)w + A( R )“__E_E'
Therefore
A 24e + 9\
aQy = —— a3 = ———.
2T T Re43N > T 120e+ 10X
In the same manner, we obtain
mE WA A2 me 3w\ Smel +37wA?

N4 = 5 =

2 732 T 1ozt 2N 2 T 160~ 3840c + 3200

This ends the proof. O
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Theorem 3.1. Let u and un be the solutions of (19) and (21), respectively. Then
both u and uy have the explicit representations in {r,(z)},

oo N
u(z) = Zﬁkrk (z), un(z) = Zakrk(ac),
k=2 k=2

. 1 1
g = —(u, sp)1,1 = —
Mk Mk
3.3. Numerical results. In this subsection, we examine the effectiveness and the
accuracy of the fully diagonalized Chebyshev spectral method for solving second-
order elliptic equations on I = (—1,1). The righthand term {(f, sx)w}i_,, as well
as the discrete errors, is evaluated through the Chebyshev-Gauss quadrature with
2N + 1 nodes.

We take e =1 and A =1 in (19) and consider the following two cases:

(fa Sk)w'

e u(x) = e~ (2% — 1), where the solution is smooth. In Figure 1, we plot the
log,, of the discrete L?-errors.

e u(z) = sin(10x)(2z? — 1), where the solution is oscillating. In Figure 2, we
plot the log;, of the discrete L2-errors.

The two near straight lines indicate that the L?-errors decay like eV,

—4

2
LoglO(L —Errors)
LoglO(LZ—Errors)

10 15 20 25 30 35

FIGURE 1. L2-errors. FIGURE 2. L2-errors.

4. A fully diagonalized Chebyshev spectral method for fourth-order prob-
lem

In this section, we propose a fully diagonalized Chebyshev spectral method for
solving fourth-order elliptic boundary value problem. We shall also find biorthogo-
nal polynomials with respect to the coercive bilinear form, such that both the exact
solution and the approximate solution can be explicitly expressed as a Fourier series.

4.1. Fourth-order elliptic boundary value problem. Counsider the fourth or-
der homogeneous elliptic boundary value problem:

u®(z) — ru’ (z) + rou(z) = f(x), xel,
u(£l) =u/(£1) =0,
where 71 > 0 and r5 > 0 are given constants.

Let H§ ,(I) = {u € HZ(I) : u(£1) = v/(£1) = 0}. Then, a weak formulation of
(31) is to find u € H§ ,(I) such that

(32) (u,v)a,r = (u", (vw)") + ri (v, (vw)") + r2(u,v) = (f,v)w, Yo € HOQ’W(I).

(31)
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Next, denote
X(z)v ={uePy:u(£l) =u'(£1) = 0}.

The Chebyshev spectral scheme for (32) is to find uy € X%, such that for any
UN € X(])Vv

(33) (un,on)2,r = (f,UN)w-

4.2. The diagonalized Chebyshev spectral method. The diagonalized Cheby-
shev spectral method is to construct new basis functions {p, (z) }n>4 and {g,(z) } n>4,
which are biorthogonal with respect to the Sobolev inner product (u,v)s s.

Lemma 4.1. Assume that for any n < 3, p,(z) = qu(x) =0, and

— 84(33) _ T4($)74T28($)+3T0(I) c X27

= S5(z) = T5(m)_3T31E;”)+2T1(x) € Xy,

()

4a(2) = Ry(z) = PETRIIIE € x,
(x)
(x)

= Rs(z) = BEILEENE ¢ x0

Let pp(x) € X8 and g, (z) € X%, whose leading coefficients are respectively the same
as the polynomials S, (x) and R, (x), satisfying the biorthogonality with respect to
the Sobolev inner product (,-), 1,

(34) <pna Qm>2,] = Pmam,n; m,n > 4.

Then the following recurrence relations hold:

Sn(x) :pn(x) + an—2pn—2($) + bn—4pn—4(x)

35
( ) + Cn—Gpn—G(ﬂf) + dn78pn78(1’); Vn Z 4;

(36) Ru(x) = gn(x) + en—2qn—2() + hn—aqn-a(z), Vn > 4,
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where Ry (z) and Sy(x) are defined in (8) and (9), pp, =0 for any n < 3 and

(i)- Pn + Ap—2€n_2Pn—2 + bn—4hn—4pn—4

(4n —8— 35n,5 - 46n,6 - 55n’7)’/T7“1
2n

=21(n—1)(n—2)+

2 (n — 2)(4 - 5n,5 - 6n,6 - 6n,7)7TT2
+
8n(n —1) dn(n —1)(n — 3)

+

i (6 — 357%4 — 457%5 — 3571,6 — 3571,7)(1 -+ (5n74)’/T7“2

>4
8n(n — 3) "=

Y )

(ii)- A Pn + bn—2en—2pn—2 + Cn—4hn—4pn—4

Ar(n —0pa)(n —4—20,4)(n—2)  (Bn—10)(1 — dpa)7r1

(TL + 2)(1 — 26n,5) 2(7’L + 2)(1 + 46n,5)

2(n+2) 8(n—1)(n+2)

(37l —2— 4571,4 — 55n75)7rr1 (4 — 5n,4 — 5n,5)7r7"2

B (6 - 3571,4 - 35n75)(n - 2)7‘(7”2 B (4 — 357%4 — 35n,5)(1 + 5n,4)7r7"27 n> 4

4(n—1)(n+2)(n —3) 8(n+2)(n—3)

(iii)- €npPn + a7L—2hn—2pn—2

—_ T _ T2 ~ (4—=06n5—0n6 — On7)mr2 n> 4

2 4n—-1)(n+1) 8n(n —1) ’

Y

L’ n>4’
8n(n+1) -

(V)- bnpn + Cp—2€n—2Pn—2 + dn74hn74pn74
2(n—=2)(n—=3)(n—4)7  (2n—4)mry
n+4 n+4

(77l — 17)7‘(7"2 (]. -+ 5n,4)7r7"2
An—1)(n—=3)(n+4)  8(n—3)(n+4)’ -7

(n—2)mr; (3n — 8)mry et

(Vi). Cnpn + dn_2en_2pp_2 = — 2(71 ¥ 6) B 4(71 _ 1)(n _ 3)(’11 + 6)’ =z

T
2 n > 4.

(vii). dppn = m, =

Proof. Let

(37) Su@) = u@H Y ankpk(@),  Rue) = qu(@) 1Y coanle), 0> 6.
k=4 k=4
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We first use mathematical induction to verify (35) and (36). According to the
definitions of (8) and (9),
T — 3T, 3T: — T
Sol) = 6(z) = 3Tu(x) + 3Ts(x) — To(x)

Re(x) = 3Ts(x) — 81;1(()m1)2+ 5T5(x)
Then, by (16), (17), (8), (9) and (5) we know that
(S6:Rs)ar = (S, (Rsw)"”) +11(Sg, (Rsw)’) + r2(Se, R5)w
= (10T} + 4Ty + 2T(x), 6T3)e, + r1(T5 — T3, Ty — To)o,

TG(I) — 3T4($) + 3T2($) — TO T5 — 3T3 + 2T1)
12 ’ 8 “

= pe(x) + as,5p5(x) + agapa(z),

= q6(x) + c6,5q5 () + c6,4q4(T).

+7“2(
=0.

On the other hand, by (34) we get
(S6,Rs)2,1 = (p6 + a6,5P5 + G6,4D4, q5)2,1 = U6,5P5-
Hence, we have ag 5 = 0, which means Sg(x) = ps(z) + ag apa(z). Similarly, we have
(S5, Re)ar = (S, (Rew)"”) + 11(SE, (Rew)’) + r2(S5, R6)w
= (8T + 2T, 8Ty)y + r1(Ty — 2T — £T0,T5 — T3)w
+ro(i5Ts — 5T5 + tT1, 516 — £ T4 + 2 12)w

= O,
and
(38) (S5, Re)2,1 = (D5, G6 + 6,545 + C6,4G4)2,1 = C6,505-

Thereby, we have cg5 = 0, which means R¢(z) = ¢o(x) + ¢6,4¢4(z). In the same
manner, we can verify the results of (35) and (36) for 7 <n < 12.
Next, assume that for any 4 < k <n —1and n > 13,

Sk(x) = pr(x) + app—20k—2(2) + ar k—aPr—a(®) + agk—6Pk—6(T) + ar x—spr—s(T),
Ri(z) = qr(z) + ek p—2qk—2(7) + c k—aqr—a(T).

We shall prove that for n > 13,
Sn(z) = pnl(z) + an,n72pn72(m) + an,n74pn74(m) + an,n76pn76(m) + an,n78pn78(m)a
R () = gn(z) + Cnn—2qn—2(2) + cnn—agn—a(z).

Clearly, by (9), (37), (16) and (17), we have that for n > 13,

n—1
(SnsRj)2,r =(pn + Z n,kPks Rj)2,1
k=4
_<Tn - 4Tn72 + 6Tn74 - 4Tn76 + Tn78 R>
N 2n " ar”
Taking 7 = 4,5,---,n — 9, successively and using the induction assumption, we

derive readily that a, ; = 0 for any 4 < j <n — 9. Hence, we have
Sn(x) = pn(x) + an,n—lpn—l(x) + an,n—Qpn—Q(x)
+an,n—3pn—3(x) + an,n—4pn—4(x) + an,n—5pn—5($) + an,n—ﬁpn—ﬁ(x)

+an,n77pn77(x) + an,n78pn78(x)-
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Moreover, by (17), (16), (9), (8), (5) and (34) and the induction assumption, we
know that for n > 13,

<8n; Rn—7>2,l = (S»:II; (Rn—7w)”) +r (8;“ (Rn—7w)l) + TQ(Sn; Rn—?)w
= (2(n— 1T, o — 202007, 4 200087 2(n—9)T, o)

3n—8 3n—16 —8
+7r1 (Tnfl - nn Tn73 + nTTn75 - nT n777Tn78 - Tnflo)w

+r (Tn74T7L72+6Tn7474T7L76+Tn78 (n*IO)Tn77*2(n*9)Tn79+(n*8)Tn711)
2 2n ) 2(n—8)(n—10) w

=0,
and
<8n; Rn—7>2,1 = <pn + nn—1Pn—1 + Qnn—2Pn—2 + Gn.n—3Pn—3 + An.n—aPn—a
+an,n—5Pn—5+ Gnn—6Pn—6 + Ann—7Pn—7 + Qn n—8Pn—8,
-7+ Cn—7.n—90n—9 + Cn—7n—11Gn—11)2,1
= Qn,n—7Pn—7-

Hence, we get a,, ,,—7 = 0. Similarly, we have ann—5 = Gnn—3 = an,n—1 = 0. This
means

Sp (I) = Pn (I) + an,n—Qpn—Q(x) + Gnn—aPn—4 (I) + an,n—ﬁpn—ﬁ(x) + an,n—8pn—8($)-

In the same manner, we derive that

Rn(x) = Qn(x) + Cn,n—2Qn—2($) + Cn,n—4Qn—4(x)-

For simplicity of notations, we take a,—2 := Gp,n—2, bn—a := Ap n—ua, Cn—6 := Ann—6,
dpn—g = anp-g and e,—2 := cpn—2, hn—a := cpn—a, then we obtain the results of
(35) and (36).
It remains to confirm the coefficients a,,_2, b4, Crn—g, dn—8, €n—2, hn_q and p,.
By using (17), (16), (9), (8), (5) and (34), we know that for n > 8,
(39)
<Sn74; Rn>2,] = ( 71{747 (Rnw)”) + 7 (8;174; (Rnw)l) + 7’2('57174; Rn)w

_ (2(71 — 5T — 4(n_6)(n_10)(1+6"”9)Tn_g + MTn—lO; 2(71 _ 2)Tn—2)w

(n—4)(1+d,.5) (n—2)(1405.10)
+7r1 (Tn_5 - ?m_io%fan—7 + SZ:iSTn—Q - an—lla Th-1— Tn—3)w
1 4-5,, 6—38,,5 — 45, 2 1
+r2(5m—pTn-1 = sy In—6 + —5g—In—8 — 7=3Tn—10 + 55—y In—12;

1 n—2 1
s In — ey In-2 + am—gy In—4)w

_ Tr2
= SR
and
(40)
(Sn—4,Rn)2,1 = (Pn—a + an—6Pn—6 + bp—sPn—s8 + cn—10Pn—10 + dn—12Pn—12,
Gn + €n—2Gn—2 + hn—aGn—a)2.1 = hp_apn—a.

Hence

e
41 Y S L B— > 8.
(41) W4 = S —3)(n—4)
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Similarly, by using
(SjsRude, i = (87, (Raw)") +1r1(S, (Raw)') +72(Sj, Ri)w
= (pj +ajapj_2+bj_apja+cjepj6+dj_spj_s,

Qn + €n—2Qn—2 + hn74Qn74>2,I

and taking j =n—2, n, n+2, n+4, n+ 6, n+ 8, respectively, we derive the
results of (i)-(vii) in Lemma 4.1. This ends the proof. O

Theorem 4.1. Let u and uy be the solutions of (31) and (33), respectively. Then
both u and uy have the explicit representations in {pn(x)},

o N
u(w) =Y wpr(z),  un(@) =) axpk(x),
k=4 k=4

. 1 1
U = — (U, gk 271:_fan w-
Pk< ) Pk( )

4.3. Numerical results. In this subsection, we examine the effectiveness and the
accuracy of the fully diagonalized Chebyshev spectral method for solving fourth-
order elliptic equations on I = (—1,1). The righthand terms {(f, qx). }1_,, as well
as the discrete errors, is also evaluated through the Chebyshev-Gauss quadrature
with 2N + 1 nodes.

We take 1 =1 and 7 = 1 in (31) and consider the following two cases:

o u(xr) = e~ (2% — 1)?, where the solution is smooth. In Figure 3, we plot
the log,, of the discrete L?-errors.

e u(z) = sin(10x)(z% — 1)2, where the solution is oscillating. In Figure 4, we
plot the log;, of the discrete L2-errors.

The two near straight lines indicate that the L?-errors decay like eV,

e

LoglO(Lz—Errors)
LoglO(LZ—Errors)
&

—10}

—12}
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FIGURE 3. L2-errors. FIGURE 4. L2-errors.

5. Concluding Remarks

In this paper, we construct two kinds of basis functions which are biorthogonal
with respect to the Sobolev inner product originated from the coercive bilinear
form of the elliptic equation. We also propose stable and efficient algorithms for
second and fourth order Dirichlet boundary value problems. Particularly, both the
exact solutions and the approximate solutions can be represented as infinite and
truncated Fourier series, respectively. Numerical experiments demonstrate that the
suggested methods possess high-order accuracy. Although we only consider two
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model problems in this paper, the main idea and technology are also suitable for
some other problems, such as the Neumann and Robin boundary value problems.
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